Hol dll‘lgS ST OF AZ POOL 700 LGIP MD FF&C
STATE OF ARIZONA
FUND:  ATZ8 STATE STREET.
As of: September 30, 2016 View Date: October 12, 2016
Base Currency: USD - US DOLLAR
Asset ID Asset Description Rate Maturity Date % Curr
Units Unit Cost Total Cost Unit Price Market Value Unrealized Gn/Ls % Fund
CASH
US DOLLAR Exchange Rate: 1.000000
usD US DOLLAR
603,007.030 Local 1.000000 603,007.03 1.000000 603,007.03 0.00 0.41
Base 1.000000 603,007.03 1.000000 603,007.03 0.00 0.41
US DOLLAR Total
603,007.030 Local 603,007.03 603,007.03 0.00 0.41
Base 603,007.03 603,007.03 0.00 0.41
CASH Total
603,007.030 Base 603,007.03 603,007.03 0.00 0.41
CASH EQUIVALENT
US DOLLAR Exchange Rate: 1.000000
7426M4S16 PRIVATE EXP. FUNDING 1.07 17 May 2017
2,000,000.000 Local 99.369889 1,987,397.77 99.388217 1,987,764.34 366.57 1.36
Base 99.369889 1,987,397.77 99.388217 1,987,764.34 366.57 1.36
923UKT003 FDIC WEST VALLEY NATL BK CD 12/49 VAR 0.65 30 Jun 2017
248,000.000 Local 100.000000 248,000.00 100.000000 248,000.00 0.00 0.17
Base 100.000000 248,000.00 100.000000 248,000.00 0.00 0.17
923ULB001 FDIC ALERUS FINANCIAL CD 01/15 VAR 0.3 02 Jan 2017
247,458.400 Local 100.000000 247,458.40 100.000000 247,458.40 0.00 0.17
Base 100.000000 247,458.40 100.000000 247,458.40 0.00 0.17
923UNCO007 FDIC PINNACLE BANK 12/49 VAR 1.0 30 Nov 2016
240,000.000 Local 100.000000 240,000.00 100.000000 240,000.00 0.00 0.16
Base 100.000000 240,000.00 100.000000 240,000.00 0.00 0.16
923UYB007 FDIC BMO HARRIS BANK 12/49 VAR 0.5 02 Oct 2016
246,421.780 Local 100.000000 246,421.78 100.000000 246,421.78 0.00 0.17
Base 100.000000 246,421.78 100.000000 246,421.78 0.00 0.17
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Hol dll’lgS ST OF AZ POOL 700 LGIP MD FF&C
STATE OF ARIZONA
FUND: STATE STREET.
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Base Currency: USD - US DOLLAR
Asset ID Asset Description Rate Maturity Date % Curr
Units Unit Cost Total Cost Unit Price Market Value Unrealized Gn/Ls % Fund
979TUWO001 GUGGENHEIM SECURITIES REPO 08/14 VAR 0.85 03 Oct 2016
23,000,000.000 Local 100.000000 23,000,000.00 100.000000 23,000,000.00 0.00 15.71
Base 100.000000 23,000,000.00 100.000000 23,000,000.00 0.00 15.71
US DOLLAR Total
25,981,880.180  Local 25,969,277.95 25,969,644.52 366.57 17.73
Base 25,969,277.95 25,969,644.52 366.57 17.73
CASH EQUIVALENT Total
25,981,880.180 Base 25,969,277.95 25,969,644.52 366.57 17.73
FIXED INCOME
US DOLLAR Exchange Rate: 1.000000
30218HAA5 EXPORT LEASING 2009 LLC US GOVT GUAR 08/21 1.859 1.859 28 Aug 2021
656,326.620 Local 100.860302 661,973.01 100.491200 659,550.50 -2,422.51 0.45
Base 100.860302 661,973.01 100.491200 659,550.50 -2,422.51 0.45
31771KAA5 FICO STRIP PRIN SECURED 09/19 0.00000 0.01 26 Sep 2019
1,000,000.000 Local 94.962563 949,625.63 96.893900 968,939.00 19,313.37 0.66
Base 94.962563 949,625.63 96.893900 968,939.00 19,313.37 0.66
36176S4T4 GNMA POOL 775134 GN 09/41 FIXED 4 4.0 15 Sep 2041
2,625,702.500 Local 106.160237 2,787,451.99 110.432071 2,899,617.65 112,165.66 1.98
Original Face: 5,000,000.000 Base 106.160237 2,787,451.99 110.432071 2,899,617.65 112,165.66 1.98
36178GHQO GNMA POOL AA8339 GN 08/27 FIXED 3 3.0 15 Aug 2027
2,348,087.750 Local 105.042174 2,466,482.42 105.192307 2,470,007.67 3,525.25 1.69
Original Face: 5,000,000.000 Base 105.042174 2,466,482.42 105.192307 2,470,007.67 3,525.25 1.69
36179MAF7 GNMA 11 POOL MA0006 G2 04/27 FIXED 2.5 25 20 Apr 2027
2,174,651.720 Local 103.951184 2,260,576.21 104.128070 2,264,422.87 3,846.66 1.55
Original Face: 4,372,786.000 Base 103.951184 2,260,576.21 104.128070 2,264,422.87 3,846.66 1.55
36179MAG5 GNMA 1l POOL MA0007 G2 04/27 FIXED 3 3.0 20 Apr 2027
2,060,280.550 Local 104.700207 2,157,118.01 105.263124 2,168,715.67 11,597.66 1.48
Original Face: 5,000,000.000 Base 104.700207 2,157,118.01 105.263124 2,168,715.67 11,597.66 1.48

& Issue has redenominated but Local is not converted
# Issue has not been redenominated but Local is converted

Page 2

Books Closed

Prepared by State Street



Hol dll’lgS ST OF AZ POOL 700 LGIP MD FF&C
STATE OF ARIZONA
FUND:  ATZ8 STATE STREET.
As of: September 30, 2016 View Date: October 12, 2016
Base Currency: USD - US DOLLAR
Asset ID Asset Description Rate Maturity Date % Curr
Units Unit Cost Total Cost Unit Price Market Value Unrealized Gn/Ls % Fund
36179MAH3 GNMA 1l POOL MA0008 G2 04/27 FIXED 3.5 35 20 Apr 2027
2,268,793.430 Local 104.896520 2,379,885.35 105.644087 2,396,846.11 16,960.76 1.64
Original Face: 7,500,000.000 Base 104.896520 2,379,885.35 105.644087 2,396,846.11 16,960.76 1.64
36179MCH!1 GNMA 1l POOL MA0072 G2 05/27 FIXED 2.5 25 20 May 2027
2,478,236.100 Local 103.461148 2,564,011.52 104.139298 2,580,817.68 16,806.16 1.76
Original Face: 5,000,000.000 Base 103.461148 2,564,011.52 104.139298 2,580,817.68 16,806.16 1.76
36179MGN4 GNMA 1l POOL MA0205 G2 07/27 FIXED 3 3.0 20 Jul 2027
2,306,218.150  Local 104.860978 2,418,322.90 105.272598 2,427,815.76 9,492.86 1.66
Original Face: 5,000,000.000 Base 104.860978 2,418,322.90 105.272598 2,427,815.76 9,492.86 1.66
36179MGP9 GNMA 1l POOL MA0206 G2 07/27 FIXED 3.5 35 20 Jul 2027
1,455,089.500 Local 105.588849 1,536,412.26 105.514547 1,535,331.09 -1,081.17 1.05
Original Face: 4,169,641.000 Base 105.588849 1,536,412.26 105.514547 1,535,331.09 -1,081.17 1.05
36179MGW4 GNMA 1l POOL MA0213 G2 07/42 FIXED 3 3.0 20 Jul 2042
4,669,629.830 Local 102.318015 4,777,872.54 103.240907 4,820,968.19 43,095.65 3.29
Original Face: 7,500,000.000 Base 102.318015 4,777,872.54 103.240907 4,820,968.19 43,095.65 3.29
36179NDH8 GNMA 1l POOL MA1004 G2 05/43 FIXED 3 3.0 20 May 2043
1,107,984.520 Local 101.349302 1,122,934.58 103.241010 1,143,894.41 20,959.83 0.78
Original Face: 2,000,000.000 Base 101.349302 1,122,934.58 103.241010 1,143,894 .41 20,959.83 0.78
36202F3T1 GNMA 11 POOL 005310 G2 02/27 FIXED 3.5 35 20 Feb 2027
736,226.250 Local 103.794536 764,162.62 103.252567 760,172.50 -3,990.12 0.52
Original Face: 2,910,888.000 Base 103.794536 764,162.62 103.252567 760,172.50 -3,990.12 0.52
36202FL61 GNMA 11 POOL 004849 G2 11/40 FIXED 4 4.0 20 Nov 2040
2,510,180.430 Local 105.866332 2,657,435.94 105.346649 2,644,390.97 -13,044.97 1.81
Original Face: 12,190,366.000 Base 105.866332 2,657,435.94 105.346649 2,644,390.97 -13,044.97 1.81
3620C4U57 GNMA POOL 748604 GN 09/40 FIXED 4.5 4.5 15 Sep 2040
1,429,411.650 Local 108.046158 1,544,424 .37 110.752084 1,583,103.19 38,678.82 1.08
Original Face: 5,000,000.000 Base 108.046158 1,544,424 .37 110.752084 1,583,103.19 38,678.82 1.08
36225BWY0 GNMA POOL 781563 GN 02/18 FIXED 5 5.0 15 Feb 2018
26,520.180  Local 101.585283 26,940.60 103.448306 27,434.68 494.08 0.02
Original Face: 2,255,000.000 Base 101.585283 26,940.60 103.448306 27,434.68 494.08 0.02
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STATE OF ARIZONA
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As of: September 30, 2016 View Date: October 12, 2016
Base Currency: USD - US DOLLAR
Asset ID Asset Description Rate Maturity Date % Curr
Units Unit Cost Total Cost Unit Price Market Value Unrealized Gn/Ls % Fund
36225E3Y6 GNMA 11 POOL 082614 G2 09/40 FLOATING VAR 1.875 20 Sep 2040
2,342,607.560 Local 103.679201 2,428,796.81 103.332275 2,420,669.69 -8,127.12 1.65
Original Face: 9,450,000.000 Base 103.679201 2,428,796.81 103.332275 2,420,669.69 -8,127.12 1.65
3622A2EMO GNMA POOL 783740 GN 12/27 FIXED 2.5 25 15 Dec 2027
1,416,704.850 Local 101.689233 1,440,636.30 104.297536 1,477,588.25 36,951.95 1.01
Original Face: 2,500,000.000 Base 101.689233 1,440,636.30 104.297536 1,477,588.25 36,951.95 1.01
3622A2F31 GNMA 1l POOL 783786 G2 06/28 FIXED 2.5 25 20 Jun 2028
915,529.910  Local 101.580416 929,999.09 102.264692 936,263.84 6,264.75 0.64
Original Face: 1,500,000.000 Base 101.580416 929,999.09 102.264692 936,263.84 6,264.75 0.64
36230M3Y1 GNMA POOL 753515 GN 11/40 FIXED 4 4.0 15 Nov 2040
1,537,650.450 Local 106.435654 1,636,608.32 107.659019 1,655,419.39 18,811.07 1.13
Original Face: 5,872,458.000 Base 106.435654 1,636,608.32 107.659019 1,655,419.39 18,811.07 1.13
36241KZ76 GNMA POOL 782566 GN 02/24 FIXED 5.5 5.5 15 Feb 2024
75,573.770  Local 103.930782 78,544 .41 108.718188 82,162.43 3,618.02 0.06
Original Face: 1,000,000.000 Base 103.930782 78,544.41 108.718188 82,162.43 3,618.02 0.06
36290TK65 GNMA POOL 616917 GN 12/35 FIXED 5 5.0 15 Dec 2035
77,933.190  Local 105.806358 82,458.27 112.506037 87,679.54 5,221.27 0.06
Original Face: 1,000,000.000 Base 105.806358 82,458.27 112.506037 87,679.54 5,221.27 0.06
36294XCP9 GNMA POOL 662578 GN 09/22 FIXED 5 5.0 15 Sep 2022
1,281.310  Local 102.621536 1,314.90 104.797829 1,342.79 27.89 0.00
Original Face: 25,000.000 Base 102.621536 1,314.90 104.797829 1,342.79 27.89 0.00
36297KGS4 GNMA POOL 714009 GN 10/39 FIXED 5 5.0 15 Oct 2039
194,062.880 Local 103.864886 201,563.19 112.441149 218,206.53 16,643.34 0.15
Original Face: 2,000,000.000 Base 103.864886 201,563.19 112.441149 218,206.53 16,643.34 0.15
38374C5H0 GOVERNMENT NATIONAL MORTGAGE A GNR 2003 85 PD 4.0 20 Mar 2033
17,490.700  Local 100.000000 17,490.70 103.228210 18,055.34 564.64 0.01
Original Face: 410,000.000 Base 100.000000 17,490.70 103.228210 18,055.34 564.64 0.01
38376KWC1 GOVERNMENT NATIONAL MORTGAGE A GNR 2009 87 BD 3.0 20 Oct 2038
31,349.490 Local 100.963078 31,651.41 101.369560 31,778.84 127.43 0.02
Original Face: 500,000.000 Base 100.963078 31,651.41 101.369560 31,778.84 127.43 0.02
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38377YWD8 GOVERNMENT NATIONAL MORTGAGE A GNR 2011 140 PC 2.0 16 Aug 2039
1,229,373.930 Local 101.245614 1,244,687.18 101.243730 1,244,664.02 -23.16 0.85
Original Face: 2,720,000.000 Base 101.245614 1,244,687.18 101.243730 1,244,664.02 -23.16 0.85
38378B4Q9 GOVERNMENT NATIONAL MORTGAGE A GNR 20137 C 2.637 16 May 2051
1,899,337.160  Local 101.698734 1,931,601.84 102.309330 1,943,199.12 11,597.28 1.33
Original Face: 4,000,000.000 Base 101.698734 1,931,601.84 102.309330 1,943,199.12 11,597.28 1.33
38378H4K9 GOVERNMENT NATIONAL MORTGAGE A GNR 2012 124 KB 2.0 20 Jul 2042
2,696,279.430 Local 102.434863 2,761,930.13 101.559550 2,738,329.26 -23,600.87 1.87
Original Face: 4,400,000.000 Base 102.434863 2,761,930.13 101.559550 2,738,329.26 -23,600.87 1.87
38378KBF5 GOVERNMENT NATIONAL MORTGAGE A GNR 2013 30 A 1.5 16 May 2042
2,608,787.280 Local 99.243005 2,589,038.89 99.383680 2,592,708.80 3,669.91 1.77
Original Face: 3,000,000.000 Base 99.243005 2,589,038.89 99.383680 2,592,708.80 3,669.91 1.77
38378KES4 GOVERNMENT NATIONAL MORTGAGE A GNR 2013 45 AB 1.45 16 Apr 2039
1,237,517.020  Local 99.693531 1,233,724 .42 99.681380 1,233,574.04 -150.38 0.84
Original Face: 2,000,000.000 Base 99.693531 1,233,724 .42 99.681380 1,233,574.04 -150.38 0.84
38378KRR2 GOVERNMENT NATIONAL MORTGAGE A GNR 2013 78 AF 242618 16 Mar 2048
817,112.710  Local 100.688795 822,740.94 101.691270 830,932.29 8,191.35 0.57
Original Face: 1,000,000.000 Base 100.688795 822,740.94 101.691270 830,932.29 8,191.35 0.57
38378X2R1 GOVERNMENT NATIONAL MORTGAGE A GNR 20152 A 25 16 Dec 2044
1,903,130.020 Local 101.399700 1,929,768.14 101.335190 1,928,540.42 -1,227.72 1.32
Original Face: 2,000,000.000 Base 101.399700 1,929,768.14 101.335190 1,928,540.42 -1,227.72 1.32
38378XEW7 GOVERNMENT NATIONAL MORTGAGE A GNR 2014 101 AD 3.0 16 Jul 2050
777,555.500 Local 101.458109 788,893.11 103.307700 803,274.70 14,381.59 0.55
Original Face: 1,000,000.000 Base 101.458109 788,893.11 103.307700 803,274.70 14,381.59 0.55
38378XJVv4 GOVERNMENT NATIONAL MORTGAGE A GNR 2014 124 AJ 3.028 16 Aug 2052
827,678.690 Local 100.809951 834,382.48 103.911810 860,055.91 25,673.43 0.59
Original Face: 1,000,000.000 Base 100.809951 834,382.48 103.911810 860,055.91 25,673.43 0.59
38378XLY5 GOVERNMENT NATIONAL MORTGAGE A GNR 2014 120 AD 2.85 16 Feb 2049
885,432.500 Local 100.924866 893,621.56 102.524230 907,782.85 14,161.29 0.62
Original Face: 1,000,000.000 Base 100.924866 893,621.56 102.524230 907,782.85 14,161.29 0.62
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Hol dll’lgS ST OF AZ POOL 700 LGIP MD FF&C
STATE OF ARIZONA
FUND:  ATZ8 STATE STREET.
As of: September 30, 2016 View Date: October 12, 2016
Base Currency: USD - US DOLLAR
Asset ID Asset Description Rate Maturity Date % Curr
Units Unit Cost Total Cost Unit Price Market Value Unrealized Gn/Ls % Fund
38379KSP4 GOVERNMENT NATIONAL MORTGAGE A GNR 2015 81 A 22 16 Aug 2055
895,487.940 Local 99.878491 894,399.84 100.376660 898,860.88 4,461.04 0.61
Original Face: 1,000,000.000 Base 99.878491 894,399.84 100.376660 898,860.88 4,461.04 0.61
38379KZY7 GOVERNMENT NATIONAL MORTGAGE A GNR 2015 114 A 21 15 Jun 2044
976,283.030 Local 100.355828 979,756.92 100.462830 980,801.56 1,044.64 0.67
Original Face: 1,000,000.000 Base 100.355828 979,756.92 100.462830 980,801.56 1,044.64 0.67
38379RAN3 GOVERNMENT NATIONAL MORTGAGE A GNR 2015 181 AB 2.6 16 Dec 2049
987,591.300 Local 101.009445 997,560.49 101.670310 1,004,087.14 6,526.65 0.69
Original Face: 1,000,000.000 Base 101.009445 997,560.49 101.670310 1,004,087.14 6,526.65 0.69
465139HR7 AID ISRAEL US GOVT GUAR 11/16 0.00000 15 Nov 2016
5,000,000.000 Local 99.918430 4,995,921.51 99.918430 4,995,921.51 0.00 3.41
Base 99.918430 4,995,921.51 99.918430 4,995,921.51 0.00 3.41
465139UM3 AID ISRAEL US GOVT GUAR 11/16 0.00000 01 Nov 2016
2,000,000.000 Local 99.941639 1,998,832.78 99.941639 1,998,832.78 0.00 1.36
Base 99.941639 1,998,832.78 99.941639 1,998,832.78 0.00 1.36
465139UN1 AID ISRAEL US GOVT GUAR 05/17 0.00000 01 May 2017
1,410,000.000 Local 99.551302 1,403,673.36 99.646200 1,405,011.42 1,338.06 0.96
Base 99.551302 1,403,673.36 99.646200 1,405,011.42 1,338.06 0.96
62889KAD3 NCUA GUARANTEED NOTES US GOVT GUAR 06/19 3 3.0 12 Jun 2019
1,000,000.000 Local 104.377076 1,043,770.76 105.155000 1,051,550.00 7,779.24 0.72
Base 104.377076 1,043,770.76 105.155000 1,051,550.00 7,779.24 0.72
690353J24 OVERSEAS PRIVATE INV COR US GOVT GUAR 01/21 0.00000 0.01 26 Jan 2021
1,000,000.000 Local 101.338814 1,013,388.14 101.350000 1,013,500.00 111.86 0.69
Base 101.338814 1,013,388.14 101.350000 1,013,500.00 111.86 0.69
690353L54 OVERSEAS PRIVATE INV COR US GOVT GUAR 01/21 0.00000 26 Jan 2021
2,500,000.000 Local 100.703607 2,517,590.17 100.830000 2,520,750.00 3,159.83 1.72
Base 100.703607 2,517,590.17 100.830000 2,520,750.00 3,159.83 1.72
690353N86 OVERSEAS PRIVATE INV COR US GOVT GUAR 06/18 0.00000 21 Jun 2018
4,500,000.000 Local 100.000000 4,500,000.00 99.800000 4,491,000.00 -9,000.00 3.07
Base 100.000000 4,500,000.00 99.800000 4,491,000.00 -9,000.00 3.07
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690353P43 OVERSEAS PRIVATE INV COR US GOVT GUAR 11/18 0.00000 0.01 15 Nov 2018
2,000,000.000 Local 100.000000 2,000,000.00 99.480000 1,989,600.00 -10,400.00 1.36
Base 100.000000 2,000,000.00 99.480000 1,989,600.00 -10,400.00 1.36
690353UT2 OVERSEAS PRIVATE INV COR US GOVT GUAR 11/17 0.00000 17 Nov 2017
2,000,000.000 Local 107.115231 2,142,304.62 107.319800 2,146,396.00 4,091.38 1.47
Base 107.115231 2,142,304.62 107.319800 2,146,396.00 4,091.38 1.47
690353WFO0 OVERSEAS PRIVATE INV COR US GOVT GUAR 06/17 0.57 0.57 15 Jun 2017
710,526.240 Local 100.019203 710,662.68 100.087866 711,150.55 487.87 0.49
Original Face: 4,500,000.000 Base 100.019203 710,662.68 100.087866 711,150.55 487.87 0.49
742651DD1 PRIVATE EXPORT FUNDING US GOVT GUAR 12/16 5 5.0 15 Dec 2016
553,000.000 Local 100.783729 557,334.02 100.783729 557,334.02 0.00 0.38
Base 100.783729 557,334.02 100.783729 557,334.02 0.00 0.38
742651DU3 PRIVATE EXPORT FUNDING US GOVT GUAR 03/20 2.25 2.25 15 Mar 2020
3,440,000.000 Local 101.038426 3,475,721.87 103.164200 3,548,848.48 73,126.61 242
Base 101.038426 3,475,721.87 103.164200 3,5648,848.48 73,126.61 242
831641EW1 SMALL BUSINESS ADMINISTRATION SBIC 2012 10A 1 2.766 10 Mar 2022
708,376.750  Local 102.410950 725,455.36 103.635270 734,128.16 8,672.80 0.50
Original Face: 1,000,000.000 Base 102.410950 725,455.36 103.635270 734,128.16 8,672.80 0.50
903724AK8 AID UKRAINE US GOVT GUAR 05/19 1.844 1.844 16 May 2019
2,270,000.000 Local 99.998484 2,269,965.59 101.393100 2,301,623.37 31,657.78 1.57
Base 99.998484 2,269,965.59 101.393100 2,301,623.37 31,657.78 1.57
911759LF3 HOUSING URBAN DEVELOPMNT US GOVT GUAR 08/17 1.54 1.54 01 Aug 2017
2,500,000.000 Local 100.620854 2,515,521.35 100.798200 2,519,955.00 4,433.65 1.72
Base 100.620854 2,515,521.35 100.798200 2,519,955.00 4,433.65 1.72
912820UY1 STRIP PRINC 12/16 0.00000 31 Dec 2016
686,000.000 Local 99.837988 684,888.60 99.940300 685,590.46 701.86 0.47
Base 99.837988 684,888.60 99.940300 685,590.46 701.86 0.47
912828K66 US TREASURY N/B 04/17 0.5 0.5 30 Apr 2017
5,000,000.000 Local 100.005744 5,000,287.22 99.977900 4,998,895.00 -1,392.22 3.41
Base 100.005744 5,000,287.22 99.977900 4,998,895.00 -1,392.22 3.41
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912828M23 US TREASURY FRN 10/17 VAR 0.418158086 31 Oct 2017
1,000,000.000 Local 99.921361 999,213.61 100.096100 1,000,961.00 1,747.39 0.68
Base 99.921361 999,213.61 100.096100 1,000,961.00 1,747.39 0.68
912828M64 US TREASURY N/B 11/18 1.25 1.25 15 Nov 2018
2,000,000.000  Local 100.253498 2,005,069.96  100.914100 2,018,282.00 13,212.04 1.38
Base 100.253498 2,005,069.96 100.914100 2,018,282.00 13,212.04 1.38
912828M72 US TREASURY N/B 11/17 0.875 0.875 30 Nov 2017
1,000,000.000 Local 99.855841 998,558.41 100.195300 1,001,953.00 3,394.59 0.68
Base 99.855841 998,558.41 100.195300 1,001,953.00 3,394.59 0.68
912828N97 US TREASURY FRN 01/18 VAR 0.522158086 31 Jan 2018
1,000,000.000 Local 100.056469 1,000,564.69 100.243400 1,002,434.00 1,869.31 0.68
Base 100.056469 1,000,564.69 100.243400 1,002,434.00 1,869.31 0.68
912828P87 US TREASURY N/B 02/21 1.125 1.125 28 Feb 2021
1,000,000.000  Local 99.043800 990,438.00  100.062500 1,000,625.00 10,187.00 0.68
Base 99.043800 990,438.00 100.062500 1,000,625.00 10,187.00 0.68
912828RX0 US TREASURY N/B 12/16 0.875 0.875 31 Dec 2016
2,000,000.000 Local 100.016772 2,000,335.44 100.146100 2,002,922.00 2,586.56 1.37
Base 100.016772 2,000,335.44 100.146100 2,002,922.00 2,586.56 1.37
912828568 US TREASURY N/B 07/18 0.75 0.75 31 Jul 2018
3,000,000.000 Local 99.780947 2,993,428.42 99.972700 2,999,181.00 5,752.58 2.05
Base 99.780947 2,993,428.42 99.972700 2,999,181.00 5,752.58 2.05
912828SC5 US TREASURY N/B 01/17 0.875 0.875 31 Jan 2017
2,000,000.000 Local 100.064793 2,001,295.85 100.180600 2,003,612.00 2,316.15 1.37
Base 100.064793 2,001,295.85 100.180600 2,003,612.00 2,316.15 1.37
912828TG5 US TREASURY N/B 07/17 0.5 0.5 31 Jul 2017
2,000,000.000 Local 99.833194 1,996,663.87 99.906200 1,998,124.00 1,460.13 1.36
Base 99.833194 1,996,663.87 99.906200 1,998,124.00 1,460.13 1.36
912828TM2 US TREASURY N/B 08/17 0.625 0.625 31 Aug 2017
1,000,000.000 Local 99.837598 998,375.98 99.972700 999,727.00 1,351.02 0.68
Base 99.837598 998,375.98 99.972700 999,727.00 1,351.02 0.68
& Issue has redenominated but Local is not converted
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Hol dll’lgS ST OF AZ POOL 700 LGIP MD FF&C
STATE OF ARIZONA
FUND:  ATZ8 STATE STREET.
As of: September 30, 2016 View Date: October 12, 2016
Base Currency: USD - US DOLLAR
Asset ID Asset Description Rate Maturity Date % Curr
Units Unit Cost Total Cost Unit Price Market Value Unrealized Gn/Ls % Fund
912828TS9 US TREASURY N/B 09/17 0.625 0.625 30 Sep 2017
2,000,000.000 Local 99.926688 1,998,533.75 99.953100 1,999,062.00 528.25 1.37
Base 99.926688 1,998,533.75 99.953100 1,999,062.00 528.25 1.37
912828TWO0 US TREASURY N/B 10/17 0.75 0.75 31 Oct 2017
5,000,000.000 Local 100.039184 5,001,959.20 100.070300 5,003,515.00 1,555.80 3.42
Base 100.039184 5,001,959.20 100.070300 5,003,515.00 1,555.80 342
912828XJ4 US TREASURY N/B 06/17 0.625 0.625 30 Jun 2017
2,000,000.000 Local 99.859375 1,997,187.50 100.007800 2,000,156.00 2,968.50 1.37
Base 99.859375 1,997,187.50 100.007800 2,000,156.00 2,968.50 1.37
92262BAB1 VENDEE MORTGAGE TRUST VENDE 2011 2 DG 2.75 15 Dec 2033
891,315.390 Local 102.651725 914,950.62 102.622790 914,692.72 -257.90 0.62
Original Face: 2,000,000.000 Base 102.651725 914,950.62 102.622790 914,692.72 -257.90 0.62
US DOLLAR Total
117,374,308.180  Local 119,278,692.62 119,863,339.04 584,646.42 81.85
Original Face: 129,776,139.000 Base 119,278,692.62 119,863,339.04 584,646.42 81.85
FIXED INCOME Total
117,374,308.180  Base 119,278,692.62 119,863,339.04 584,646.42 81.85

Original Face:

129,776,139.000
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Hol dings ST OF AZ POOL 700 LGIP MD FF&C
STATE OF ARIZONA
FUND:  ATZ8 STATE STREET.
As of: September 30, 2016 View Date: October 12, 2016
Base Currency: USD - US DOLLAR
Asset ID Asset Description Rate Maturity Date % Curr
Units Unit Cost Total Cost Unit Price Market Value Unrealized Gn/Ls % Fund
FUNDTotal
143,959,195.390 Base 145,850,977.60 146,435,990.59 585,012.99 100.00
Original Face: 129,776,139.000

& Issue has redenominated but Local is not converted
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Holdings
Currency Summary

Asof:  September 30, 2016

ST OF AZ POOL 700 LGIP MD FF&C
STATE OF ARIZONA
FUND:

View Date:

ATZS8
October 12, 2016

STATE STREET.

Base Currency:USD - US DOLLAR

% Currency

Units Total Cost Market Value % Fund Unreal Sec Gn/Ls Unreal Curr Gn/Ls Total Unreal Gn/Ls
US DOLLAR Exchange Rate: 1.000000
CASH
603,007.030 Local 603,007.03 603,007.03 0.41 0.00 0.00
Base 603,007.03 603,007.03 0.41 0.00 0.00 0.00
CASH EQUIVALENT
25,981,880.180 Local 25,969,277.95 25,969,644.52 17.73 366.57 366.57
Base 25,969,277.95 25,969,644.52 17.73 366.57 0.00 366.57
FIXED INCOME
117,374,308.180 Local 119,278,692.62 119,863,339.04 81.85 584,646.42 584,646.42
Original Face: 129,776,139.000 Base 119,278,692.62 119,863,339.04 81.85 584,646.42 0.00 584,646.42
US DOLLAR Total
143,959,195.390 Local 145,850,977.60 146,435,990.59 100.00 585,012.99 585,012.99
Original Face: 129,776,139.000 Base 145,850,977.60 146,435,990.59 100.00 585,012.99 0.00 585,012.99
FUND Total
143,959,195.390 Base 145,850,977.60 146,435,990.59 100.00 585,012.99 0.00 585,012.99

Original Face:

129,776,139.000
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ST OF AZ POOL 700 LGIP MD FF&C

Holdings
STATE OF ARIZONA
Asset Summary FUND: ATZS STATE STREET
As of: September 30, 2016 View Date: October 12, 2016
Base Currency: USD - US DOLLAR
Units Total Cost Market Value % Fund Unreal Sec Gn/Ls Unreal Curr Gn/Ls Total Unreal Gn/Ls
CASH
US DOLLAR
603,007.030 603,007.03 603,007.03 0.41 0.00 0.00 0.00
CASH Total
603,007.030 603,007.03 603,007.03 0.41 0.00 0.00 0.00
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Holdings
Asset Summary

Asof:  September 30, 2016

ST OF AZ POOL 700 LGIP MD FF&C
STATE OF ARIZONA
FUND: ATZ8

View Date: October 12, 2016

STATE STREET,

Base Currency: USD - US DOLLAR

Units Total Cost Market Value % Fund Unreal Sec Gn/Ls Unreal Curr Gn/Ls Total Unreal Gn/Ls
CASH EQUIVALENT
US DOLLAR
25,981,880.180 25,969,277.95 25,969,644.52 17.73 366.57 0.00 366.57
CASH EQUIVALENT Total
25,981,880.180 25,969,277.95 25,969,644.52 17.73 366.57 0.00 366.57
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ST OF AZ POOL 700 LGIP MD FF&C

Holdings
STATE OF ARIZONA
Asset Summary FUND: ATZ38 STATE STREET
As of: September 30, 2016 View Date: October 12, 2016
Base Currency: USD - US DOLLAR
Units Total Cost Market Value % Fund Unreal Sec Gn/Ls Unreal Curr Gn/Ls Total Unreal Gn/Ls
FIXED INCOME
US DOLLAR
117,374,308.180 119,278,692.62 119,863,339.04 81.85 584,646.42 0.00 584,646.42
FIXED INCOME Total
117,374,308.180 119,278,692.62 119,863,339.04 81.85 584,646.42 0.00 584,646.42
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ST OF AZ POOL 700 LGIP MD FF&C

Holdings
STATE OF ARIZONA
Asset Summary FUND: ATZS STATE STREET
As of: September 30, 2016 View Date: October 12, 2016
Base Currency: USD - US DOLLAR
Units Total Cost Market Value % Fund Unreal Sec Gn/Ls Unreal Curr Gn/Ls Total Unreal Gn/Ls
CFUND Total
143,959,195.390 145,850,977.60 146,435,990.59 100.00 585,012.99 0.00 585,012.99
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Holdmgs ST OF AZ POOL 700 LGIP MD FF&C
STATE OF ARIZONA
A By FUND:  ATZS STATE STREET
As of: September 30, 2016 View Date: October 12, 2016
Base Currency: USD - US DOLLAR
Notional Par Units Total Cost Market Value % Fund Unreal Sec Gn/Ls Unreal Curr Gn/Ls Total Unreal Gn/Ls
CASH
603,007.030 603,007.03 603,007.03 0.41 0.00 0.00 0.00
0.00 GN 0.00 GN 0.00 GN
0.00 LS 0.00 LS 0.00 LS
CASH EQUIVALENT
25,981,880.180 25,969,277.95 25,969,644.52 17.73 366.57 0.00 366.57
366.57 GN 0.00 GN 366.57 GN
0.00 LS 0.00 LS 0.00 LS
FIXED INCOME
117,374,308.180 119,278,692.62 119,863,339.04 81.85 584,646.42 0.00 584,646.42
659,364.56 GN 0.00 GN 659,364.56 GN
-74,718.14 LS 0.00 LS -74,718.14 LS
Original Face: 129,776,139.000
FUND Total
0.000 143,959,195.390 145,850,977.60 146,435,990.59 100.00 585,012.99 0.00 585,012.99
659,731.13 GN 0.00 GN 659,731.13 GN
-74,718.14 LS 0.00 LS -74,718.14 LS
Original Face: 129,776,139.000
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